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In recent years, the dependence between random variables has played an impor-
tant role in finance and insurance. Copula is a statistical tool for modeling the de-
pendence structure between variables .Copula family structure is very significant in
theory and practical applications .Archimedean Copula is used most widely in many
Copula functions. Archimedean Copula has many good properties. It is necessary to
study more about its properties. In this paper, based on previous studies, we construct
three new families of Copula and compare them with a former one.Moreover, we do
more explorations of the Archimedean Copula and conduct in-depth research to the
Cγ(u, v) = γ
−1(C(γ(u), γ(v))) Copula family. The structure of the paper is as fol-
lows .In chapter 1, we present the background of the paper and simply introduce the
main research. In chapter 2, we introduce basis definitions and properties used former
one. In chapter 3, we construct three new families of Copula and compare them with
the former one .In chapter 4, we do more further research on the relationship between
Cγ(u, v) = γ
−1(C(γ(u), γ(v))) Copula and corresponding Archimedean Copula.
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